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A SCANA COMPANY Kenneth R. Jackson
Vice President
Rates and Regulatory Services

August 15, 2011

Ms. Jocelyn Boyd

Chief Clerk and Administrator

Public Service Commission of South Carolina
Post Office Box 11649

Columbia, SC 29211

Mr. Dan F. Arnett

Chief of Staff

Office of Regulatory Staff of South Carolina
1401 Main Street, Suite 900

Columbia, SC 29201

Dear Ms. Boyd and Mr. Arnett:

In compliance with PSC Order 2006-679 in Docket No. 2006-5-G, enclosed please find
the report on South Carolina Electric and Gas Company’s hedging activities for July 2011.

If you have any questions concerning this report, please do not hesitate to call.

Sincerely,

/A
K’-‘—Mﬁijp s z/"’#’ﬂ?;;»

Kenneth R. Jackson

Cc: Scott Elliott, Esg.

Encs.
Risk Management Program Adjustments
SCE&G Results
SCE&G Qutstanding Positions



South Carolina Electric & Gas Company
Risk Management Program Adjustmenis
For July 2011

Docket 2006-144-G Docket 2006-5-G Inception To
Order 2006-331 Order 2006-679 Current Month Date
Broker Fees 579.00 28,103.44 184 .83 28,867.27
Software - 135,066.09 356.55 135,422.64
Subscriptions - 103,500.00 103,500.00
Labor - 107,506.32 1,555.55 109,061.87
Carrying Cost - 307,772.78 - 307,772.78
Non Hedging Addition to Cost of Gas 579.00 681,948.63 2,096.893 684,624 .56
Hedging Additions / (Subtractions) 2,337,480.00  47,659,195.40 96,160.00  50,092,835.40
Total 2,338,059.00  48,341,144.03 98,256.93  50,777,459.96

Interest Rate 0.2871%
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SCE&G July 2011 Results

I5AUGLY 16:25
afo 31JuUnil

Trade Date PUT/CALL  LOYTS Honth Strike Price Trade Price Market Price Total Cost Current Value Mark to Harket
290Unic CALL 1.00 017011 5.890 0.530 Q. 000 {5, 300.09) 0,09 (5, 300.060)
134UL10 CALL 1.00 01JULL1 5.65 0.510 0,000 {5,108.00) 0.90 (5,300.00)
273UL1C CALL .60 01J0ELL 5,52 0,510 0. 000 {5,106.00} 0.80 {5,300.00)
1DAUGLD CALL 1,00 0lJULil 5.20 0470 0.000 {4, 706,00} 0.00 (4,700.00)
24RUGLD CALL .60 01JULLL 4,38 a.440 0.008 {4,400.00} 0.90 (4,400.00)
DYSEPLO CALY, 3.00 QLIL1L 4.80 0,440 0,000 {4,40€,00} 0.00 {4, 400.00)
21SEPLD CALL 1.00 01JULlL 4.79 0.440 0.008 {4,40C.00) .00 (4, 400.06)
SOCTL0 CALL 1.00 0LJUL1Y 4.58 0,440 0.000 {4,406.00) ¢.00 {4,400.00)
190CT1¢ CALL 3.00 O1JULLL a.49 0.400 0. 000 14,066,00) 0,00 (4, 000.00)
2E0CT1G TALL 1.00 01JuLll 4.36 0.410 0,000 {4,106.00) 0,00 (4,300,003
0ZHOVLD CALL 1.00 01JULIL 4.35 0.415 ©.000 14,156,00) 0.09 (4,350,00)
16NOVLD CALL 3.00 O1JULL1 4,20 0.410 0. 000 14,106€.00) 0.09 (4, 100.00)
I0HOVLD CALL 1,00 D1aULEL 4.3% 0.430 0.007 {4,300.00} 70.00 (4, 230.00)
14DECLY CALL 1,00 0LJULLY 4.50 0.435 0. 008 {4,350.00) 0. 00 4,350.00)
28BECLO CALL 3.80 O1JULIL 4.35 9.405 0.006 (4, 050,90) G.G8 {4, 050.00})
11IANLL CALL 1.00 Oloubtl 4.60 0.49%0 0.008 {4, 060.00) ¢.00 (4, 000, 08)
25JAN11 CALL 1.00 013ULlY 4.60 6,385 0. 006 £3,850,490) .60 {3,850,00)
GBFEBL2 CALL 1.00 01JULLL 4.30 0,350 0,008 {3,560,06) 0.00 (3, 500.08)
22FEB11 CALL .00 01JUL1l 3.20 0.255 0,006 {2.550.00) 6,00 12, 550.00)
CIMARLY CRLL 1.60 01JuL1l 4.10 0,315 0,608 {3,150.00) G.00 {3,150, 06)
BEMARLL CARLL 1.60 01Iurll 4,15 0,325 0. 000 {3,250.00) B.06 (3,250.00}
22HARLI caLL 1,00 D1JULLL 4.40 0.335 G, 000 {3,350.00) .00 3,350.00)
B5APRLL CAET, 1.80 013UL11 4.45 0.285 0.090 12,850,093 0.00 £2,850.00)
195PR11 CALL 1.00 GI1JUL11 4.35 0.275 0. 007 {2,750,09) 70,00 (2, 689,00}
G3MAY11 CALL 1.60 01JUL11 8.75 0.250 0. 900 {2,500, 09} 0.00 (2,500.00}
17HAY11 CALL 1.80 DiJULIL 4.25 0,255 0.107 {2,55G.00 1,070.00 £i,480.00})
314AY11 CALL L.00 01JULLL 4,65 0,190 0.800 {1,906.00) 0.09 1,900,000}
14JUN11 CALL 1.00 01JUL11 4.60 0,110 0,000 {1,10c.00} ©.00 {1,100,00)
2170811 CALL 1.00 61JyULli 4,40 0.065 0,000 (650.00) 6.00 {658, 00)
27JUN11 1,00 OILMIL1L G.00 4.100 4.357 141, 000.00) 43,570.00 2,570.00
27TIUN11 1.00 DIJULIL 0.00 4.150 4.357 {41,500.00) 43,570.00 2,078,00
27J0H11 1.00 CIAIL11 6.00 4.200 4,357 (42, 060,00} 43,5%0.00 1, 576.00
27 RN 1.00 0111 G.00 4.200 4.357 (42,000, 00} 43,570.00 1,570,906
283UNI1 -1.00 {33011 G.00 4.350 4.257 43, 500.00 {43, 570.00} {T0.B03
28JUHLL -1.00 01iJULl1 ©.00 4,350 4,357 43, 500,00 (43, 576.00) (0. 60)
2850611 ~-1.00 QJUL1 ©.08 4.350 4.357 43, 506,00 {43,576,90) {70.060)
28IN11 -1.00 DRRULL1 ¢.00 1.353 4,357 43,520.00 {43,570.90} (40,00}
29.00 +G13UELL €87,370.00} 1,210.00 196,160.60)
29,00 (%7,370.,00) 1,230.00 196, 166.00}
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Trade Date PUY/CALL LOTS Manth Strike Price fTrade Price Markeb Price Total Cost Corrent Valve Mark to Market
03p0UGL0 CALL, 1.00 GlEUGIL 5. 6608 0.5100 0.0000 {5, 100.00) o, 00 {5,100.00)
17FRUGLD CaLL 1.00 01BUGL1 5.2508 0. 4509 D. 0000 (4, 200.00) o.00 {4, 500.00}
31hUG10 CRLE 1.0 Ol1AUGL1 L0509 .4450 0.0000 {d,450.00) .00 {4,450.00)
148EPLD CAaLL £.00 QLADGLL 4.9500 0.4550 0.0000 {4, 550.08) 4.00 {4, 550.00)
285EFLD CBLL 1.00 ©iAuGll 4.3000 0,4080 0.0060 (4, 000,08} 2.00 {4,000.00)
120CT10 CALL 1.80 01AUGL1 4.7000 0.4400 0.£900 {3,400.08) J.00 {4,400.00)
130CT1H CALL L. 40 GIAUGIL 4. 5000 0.4150 0.6000 {4,150, 08) 0.80 14, 156G.00)
260CTHD CALTL, 1,00 0}AUGLL 4,4500 0.4200 0.0000 (4,200.00) 3.00 {4,2006.00)
OaHow1 D CALL 1,80 OIAUGll 4.5500 0.4400 0.0000 {4,400.00) 4,00 14,400,050}
23HOVLD ChRLL .00 D0iAUGLL 4,7000 £4.4300 0.4080 (4,300, G0} Q.00 {4,300.00)
07DEC1E CALL 1.0G CIAUGL 47000 1.4300 0.0000 {4,300, 00} 2.080 {4, 306,00}
Z1DEC1O CALL 1.00 GrAUGIL 4.5000 0.4200 0.9000 {4,200.00} 4.00 {4,200.00}
OLUANLE CALL 1.0 ODRAUGLL 4.7500 b.4700 0.0060 {4,700, 00} 0.00 £4, 700003
18JAN1: CALL 1.00 OLAUGLI 4.70400 0.3700 0.0000 (3,700,001 0.09 {3, 700.00)
25JAN1% CALL 1.00 O0lAGG11 4.6500 0.4150 0,0060 {4,150,00) 0,460 {45, 150.007
OLFERLYL CALL 1.00 0laucil 4, 5500 0.4100 Q.9000 (4,100.00) 0.380 {4, LO0, a0y
I5FERLL CALL 1.00 ODLAUGLL 4.2000 6.3700 0.G000 {3,700.00} 040 {3, 700,00
OIMARIL CALL l.00 01AUGLL 4.1500 @.3500 G.0000 {3,500.00) 0.60 {3, 508,008
15MARLL CALL 1.00 0iAUG12 4.2000 0.3600 0.0000 {3,500.400) n.50 {3, 600.00)
29+AR11 CALL 1.00 BlAUGLL 4. 5500 0.3500 0. 0060 {3,500.06) 0.¢0 {3,500.00}
12APR1L CALL 1.06 01RUGLL 1.3600 0.3300 0.0000 {3,106,00) 0.60 (3,100.00}
12AFR1L CALL 1.00 U0lAUGLI 4.4000 #1.3300 00,0000 (3,308,900} 0,09 {3, 300.00;
ZGAPRIL CALL 1.00  81AUGLY 4.6000 0.3100 G, 0060 13,100,00) 0,909 {3,100.00;
IDMAYIL CALL 1.00 9lAUGLY 4,3000 0.2980 G.0760 (2,986.003 700,20 (2,280,060}
Z4MpY1l CRALL 1.00 9tAUGI1 4, 4000 0.2700 G.0000 {2,700.00) 0.00 (2,700.00f
O7UNI1 CALL 1.00 G1lRUGLL 4.9G00 0.2i50 G.o000 {2,158.00}) 0,00 (2,150,060}
2130111 CALL 1.00 81AUGI1 4.4000 9.2000 G.0000 (2,000.00) 0.G0) {2, 000.G0}
asaMmLil CALL 1.00 41AUGLL 4., 3000 0.1550 c.ovee {1,550_00) 700.¢0 {B50. 0O}
LeJULE1 CALL 1.00 91aUG11 4, 5500 9. 0856 0.0000 {a506.00) 0.60 {250.C0j
2GJULIL 1.0¢  (IRUGL1 0, Go0e 4.1500 4.37006 {41,506.00) 43,700,930 2,2G0.00
26JUL1L 1.0¢ {1RUG1L 0. 0000 4.200¢ 4.3700 (42,000,002 43,700,900 1,700.00
2EJELIT 1,08 91AUGL] Q. 0000 4.2006 4,3700 {42, 000,00} 43,700,60 1,700,060
ZEJULLL 1.0¢  0laucll 0, 0808 4.3000 4.3700 (43,006G.00) 43,700.00 T00, 60
27JuLil -1.00 OlhUGl1 ¢.0000 4. 3350 4.3700 43,556.00 (43,700.00) (150.00)
27JULL1 ~1.00 QlAUGI1 ¢. 0000 4.3600 £.3700 43,590.00 {43,700.020) {i10.00)
271JUL1L -1.0¢ 01RUGL1 0. 06000 4.3630 4.3700 13, 633.00 (43,7090.00) {70.00)
27JuLL1 -1.0G {01AUGIL 4. 0000 4.3790 4.3700¢ 43, 798,00 (42,700,001 40,00
29,06 *01AUGI1 {89,320.,00) 1,480,080 (97,920.00)
31AUGLG CALL 1.p0 91SEP11 5,2000 0.4500 0.0000 14, 502,00} 0.00 (4,500,00)
14SEP1G CRLL 1.0 01SEFP1] 5.1000 [ORE-2:1331) g.oooo {4,000.00} 0.00 [4,600.0M
2B3EPIC CALL 1.80 O1SEPR11 5.0000 0. 4200 g.0000 {4, 200.00} Q.00 {4,200.00)
120CT1G CALL 1.80 O018EP1i 4.83500 0.44400 8.0000 {4,46G0.00} 0.00 (4,400.00)
2€0CT10 CALL 1.60 O01SEPi] 4.563500 0.a300 a.aoon {4,200.00) o.an {4;200.00)
CINOV10 CALL 1.00 OisEPl3 4.7000 0.4460 g.0000 {4.400.0C) 0.00 {4,400.00)
23N0V10 CALL 1.80 O1SEPil 4.,8009 06,4500 0.0000 {4, 500.00} ¢.00 {4,500.00)
GTDECLO ChLL 1.00  01SEPL 3.3000 0.4500 a.0000 {4, 500._00} G.o0 14,500.00)
21DEC1O CALL 1.00 OQISEPRI: 4., 8000 0,4300 a,0008 {4,300,00} 0,00 {4, 300,00}
28ECl0 CARLYL 1.00 O18FEPil 4,5000 0,4200 0.0000 {4,200.00) 0.0 {4,200.00)
Da3ANLL CALL L.00 OlSEP]) 4.,49060 G.4700 p.0o0go {4,700.00) o.00 (4,700.00}
1802N11 CALL 1.00 OCl3sEPLI 4.7080 0.4350 p.gooo0 {4,350.00) o.on0 {4,350.00)
G1¥EB11 CALL 1.00 ClSEP3X 4.86500 0.4200 0.6000 {4,200.00) ¢.oQ {4,200.90}
15FER1] CALL 1.00 G1SEPIG 4.2000 ¢.4200 D.g000 {4,200.00) ¢.00 {4,200.00)
fHIMARL1 CALL 1.00 G1SEPi} 4.2000 ©¢.3750 0.¢000 {2,750, 00} ¢.00 13,750.00)
15MAR1L CALL 1.040 01sEPil 4.2500 0.4009 4.6000 {4, 000.00) .00 {4,000.00)
29MAKRLL CALL 1,08 015EPil 4.86000 o.3%00 D.0000 {3,700.00) o.o0 £3,700.00)
12RPR11 CALL 1.0 (15EPiL 4., 3000 ¢.3650 D.0000 {3, 650,00} c.00 {3, 650,00)
26APR11 CALL 1.00 0lsEpPiL 4.6000 0.3800 04,0000 {3,800,00) 0.00 {3,800,04)
QIMAYLI CALL 1,00 018EP1] A,.8600 0.3900 0.0090 (3,900.00} 0.00 {3, 900,00)
10MAY LY CALL 1.00 DI1SEPI) 4.3600 0.3680 0.0000 {3,690.00}) G.00 {3, 680,00)
24MaY11 CALL 1.00 01SEP}1 4,4500 0.3490 0.0000 {3,400.00) 6.00 {3,400,00)
07IUN1Y CALL 1.00 01SEP11 4.90090 0.29584G c.0ooo0 (2,950,048} .00 {2,950.00})
2T CALL 1.00 O18EFI1 4.4508 0.2740 0.0000 (2,706,040} 6.08 12,700.00}
05J00L11 CALL 1.00 D1SEPIL 4.3008 0.2450 G.0e00 {2,450.00} ¢.0g {2, 450,00}
1%2JYL11 CALL 1.80 QISEPLI 4.5000 0.2200 c.o0on {2,200, 00} 6.0Q (2,206G.00)
26.00 *0ISEP11 ({101,430.00) 0.06 {101,430.00)
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Trade Date PUT/CALL LOTS Henth strike Price Trade Price Market Price Total Cost Current Vaiue Hark to Markeb

B50CT10 TALL 1.00 0IOCT1A 5,1400 0.4500 b: 0000 (4, 500.00) 0.00 {4, 500.00)
180CT10 CALL 1.00 Q10CT11 4.9500 0.4300 p.ocoo {4,300.04) 0.00 {4,300.00)
O2ZNOV1Q LALL 1.00 RLOCT1L ' 4.4500 0.4000 G.0ooo {4, 000.00) .00 {4,090,00}
1BNGV10 CALL 1.00 B1CIT11 4.71000 9.4300 . oo {4, 300.00) 3.00 {4,300.00)
I0NOY1E CRLL 1.00 C0lOCT1l 4.9080 0.4490 b.ooyo {4,400.00) o, 00 {4,400.09)
14pECia CALL 1.60 BlocTli 4, 8580 0,.4350 o, 0000 {4,350,00) 0.00 {4, 350.00}
ZEDECIO CRLL 1.00 01Tl 4.8000 0.4300 . acuo {4,300.40} 0,00 {4,300_00}
11JRN11 CALL 1.00 C0ICCT1E 4.9580 0.4450 D.oco0 {4,450.00) 0,00 {4,450.00}
253AN11 CALL 1.00 B1OCT1Z 4.8000 0.4700 ¢.0600 {4,700.00) 0.00 {4,700.90)
OBFEB11 CALL 1L.00 GlOCTiZ 4.5500 0.3300 D.0GO0 (4,300.00) 0.00 {4, 300,90}
22FEB11 CRLL 1.00 CG10CT1I 4.3000 00,3850 ¢.0co0 {3,850.00} 0,00 §3,850,00)
0BMARIL CALL 1.00 0iocTll 4.3000 0.4280 . 0000 {4,200.00}) 0.00 {4,200.00}
2ZMAR1YL CRLIL: 1.00 GQIOCTLZ 4.6000 0.4440 ¢, 0000 {4, 200,00} 0,80 {4, 400.00}
GSAPR11 CALL 1.00 0loCTIii 4. 6000 0. 4400 G.0006 {4,400,00) 6.90 {4,400.00)
19RFR11 CALL 1,00 O0lexirl 4,4500 0,4400 0,0000 t4,400,00} ©,40 {4,400.90}
¢3MAY11 CALL 1.00 €locTril 4.8500 0.4500 c.oooq i4,3500.00) 0.490 {4, 500,40}
17MAY1] CALL 1.00 pLOCTIL 4.3300 0.4075 0.0000 {4,075.00) G.00 {4,075, a0}
JIMAYIL] CALL 1.09 ©l0CTIL A4,7000 0.4300 G.ooon {4,300.00) .00 {4,300,00}
1430811 CALIT. 1.00 £10CTI1 4.7000 0.3750 ¢.ooon {3,750.00) 8.00 {3,750.00)
28JUR11 CALL 1.00 01pCTil 4.4000 0.3500 G.o000 13, 500.00) G.00 {3, 500.00)
12mLil CRLL 1,06 0iCCTIL 4.3500 0.2778 0. 0000 {2, 7137.50) .90 {2, 7T71.50)
2B L3 1 CALL 1.060 0¥0CTLY 4. 33008 0.2400 0,6000 {12,406.00) 0.00 {2, 400,00)

22.00 '01DCTIL {20, ¥52.50) u.go {80, 152,506}
D2HOVIO0 CALL 1.80 OCiNOV11 5.0500 . 4500 0.0000 {4,506.00) &.00 14, 500.00)
QSHGVID CALL 1.06 OQIHGV11 5.1000 0.4600 44800 {4, 605.00) 4.00 {4, 800,00}
Z3NOVID CALL, 1.00 0ivovil 5.2500 0.4500 0.9900 (4,500, 00) 4.00 {4, 508.00)
30NGYED CALL 1.60 0lwovil 5.0300 0. 4700 0.4000 (4,700.00) 0.00 14, 7006.00}
L4ADECIO CALL 1.606 OLNCVI1 5.1000 0, 455G 0.0000 {4,550.00) ¢.00 {4, 550,00}
2IDECIO CALL 1,60 OlRovil 5.0000 ¢.4500 0,08900 {4,500.60} 0,00 14,506.008)
D4TRNLY CALL 1.00 QLHDVi1 5.2000 0. 5060 04000 {5,000.006) g.00 {5, 006,006}
LIJEH1Y CALL 1.00 OLHOViL 5.1000 G.4650 0. 4800 (4,650.00) 0.a¢ {4, 650.00}
ZBJRHLL CALL 1.00 OIWOVi1 4.9500 Q. 4860 c.ga00 (4, 800.00) 0.00 {4, 800.00)
DIFEBLL CALL 1.00 OtRoVii 4.9000 G. 4550 #4.49009 14,550,003 0.00 {4, 550.006})
E5FEBLL CALL 1.00 OEROVID 4.35500 6. 43006 1. 0d (4,300.G0} .06 {4,300.00}
Z2FEBLL CRLL 1.00 0Inovil £.4560 0. 4050 0.0060 14.050.003% 0.0¢0 {4,050.00}
DBMARLL CALL 1.00 OinGV1I 4.5080 G.4200 4.086d 14,209.00) 0.60 {4,200, 00}
LEMAREY CALL i.po DIROVIL 4.,6000 ¢.4300 f.aoen (4,300.00) 0.60 {4,300 00}
294AR1T CaLL 1,00 DIROVIL 4.85060 0. 4600 D.aoeg {4,600.003 a.00 {4,600,006}
0bAPKR11 CALL 1.00 U1hOVil 4.7500 0.47200 0.0000 14,700,003 a.00 {4,700.00)
1Y9APRL1 CALL 1.00 0IROVLL 4.6000 0.4500 - a.0000 {4,800.00} o.on {4,600.00}
Z6AFR11 CALL 1.00 9IHOV1L 4.8000 0.4500 4.Q0E9 {1, 500.00} a9.00 {4,500.00}
1OMAY11 ChAlL i.op O1ROVIl 1.5500 0.4230 9.9000 {4,230, 00} 0.00 [4,230.00}
1THAY LY CATI. .00 0iNovid 4.5500 .4100 #4.0000 {4,100,00) .00 {4,100_.00}
31HaYLl CALL 3.09 o0lnQvii 4.8500 0.4409 9.0000 {4,4900.00) d.0¢0 {4,404.00}
O7FURLL CALL i.co DIHOVIL 55,0008 a.4100 J.0000 {4,100.00) .06 {4, 108,00}
2130811 CALL 1,00 031GV 4.6000 .3808 9.08090 {3,800.00) 9.00 {3,804.00)
280K 1 CALYL, .08 O91MOV1L 4.5000 8,3500 09,0000 {3,9980.0C) 0,06 {3,208.00)
1230111 CALL 1,00 O1HOVIL 4,5000 G.3178 0.0000 {3,177.50) 0.cB {3,177.50)
19J4U0L11 CALL 1.00 OHHCGVIL 4.6500 0.3250 0.0000 {3,250, 08) 0.0 {3,250.00)

26,00 *0INOVIL {112,557.58) o.08 {112, 557.50)
JOROVLE CALL 2.00 OLDEC1) 5.2500 0,5000 0.0009 (10, 000.00) 0.08 {10,000.00)
0YDECLY CALL 1.00 OIDECIL 5.4509 0.4900 0.0000 i4,900,.00) 0.04 {4,900.00)
L4DECID CALL i.00 GCLDECII 5.3908 0, 4830 0, 0000 {4, 850.00) .08 (4,850.00)
2LDECLD CALL 1,00 O1DECIL 5.2500 0.4680 0.06000 {4,600,00) 0O, 00 {4, 600.00)
ZEDECED CALL, 2,00 GIDECiI 5,1500 0,4850 0.0000 {$,700,00) 0.00 (9,700,060}
04JANET CALL 1.00 GInECil 5. 4000 0.5240 0.0600 {5,200.00) .00 (5,200, 06)
1iJAML} CALL 1.00 GlDEC1Y 5.3000 0.4850 a.on00 (4,950.00) 0,00 {4,850,00)
18FALE CRLL 1.00 61DECII 5,2000 ¢.4990 00000 {4,900.00) 0.00 {4,900.00}
25TBH1Y CALL 1.00 G1DEC1Y 5.1500 G.3100 0. 0000 {5, 100.00) 0.00 t5,100.00)
0IFEBLY CALL 2.00 01DECIL 5.1000 0.4750 0.0000 {8, 500.00) .00 {2,500.00)
OBFEBLI CALL 1.00 01BECIY 4.9500 0., 4650 ¢.0000 14, 656, 00) 0.00 (4, 650,00}
15FEB1L CALL 1.00 01PECI3 4,8000 G.4300 0.Q000 {1,30¢.00) .00 (4,300.00)
22FERLL CALL 1.08 01PECL1 4.7000 0.4150 0.0000 14, 154.00) G, 00 {4,156.80)
OEHARLY CALL 1,08 JQIDECLT 4.8000 ¢.4200 0.C000 {4,208,00) .00 {4,200.00)

GEMARLL CALL 2.0¢ 0lpEcll 4.7000 0.4600 ¢.0000 (9, 200.00) 0. 00 (2, 200,00}
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Version: €03,

Build:
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Trade Date PUT/CALL  LOTS Honth
15MARIL CALL 1.00 0lDEC1L
22MRARiY CALL 1.90 0IDECI1
294ARL1 CALL 1.00 01DECIL
OSAEPRIL CALTL 1.00 0lDECL]
T2RERIL CALL 2.00 O1DECL1
19APRIT CALL 1,00 0lDEC11
26MPRI1 CAEL 1.00 01DECILI
a3MAT1Y CALL 1.00 91DECIL
10MAYLL CALL 1.00 OiDECI1
1iMAY1Y CALL 2.00 01pECli
Z4AMAY11 CALL 1.00 OIDECIL
BIHAYLL LALL 1.00 0iDECI1
07RMLL CALL 1.00 O1DECLL
14JUNLY CALL 1.00 OIDECI1
21JUN11 CALL 2.00 OLDECL
2BFUN11 CARLL 1.00 OlBECLL
0SJUL1l CALL 1.00 01DECIL
T2JULI1 CALL 1.00 01DEC1
180411 CALL 1.00 0lbEC1i
26JUL11 CALL 2,00 01DEC11
43,00 *NIDECLY
28DEC1D CALL 31.00 0G1JAN12
GaIANTL CALL 1.00 OCliaN12
119511 CALL 1.00 GlJIRN1Z
18JAR11 CELL 1.00 0iJaN12
250AN11 CALL Z.00 0iJRN12
G1FEBil CALL 1.00 OlJAN1Z
CBFEB11 CALL 1.00 D1JAN1Z
15FEBI1 CALL 1.00 GI1JAN12
22FEB11 CALL 1.00 01JAN12
D1MARIL CALL 2.00 GlJIAN1Z
OBMARLL CALL 1.00 GlJANIZ
154ARLL CALL 1.00 OlJRKL2
22HAR11 CALL 1.00 0lJaNiz
29MARL] CALL 1.00 ODlamMNi2
G5APR1L CALL 2.00 DOlJsN1Z
12APR11 CALL 1.00 O1JEN12
19APR11 CALL 1.0¢ 0Q1JRN12
ZE6RPR11 CALL 1.00 DIlJaN12
CIMAY11 CALL 1.00 O01JEN12
10MAY11 CALL 2,00 061JaR1Z
17HAY11 CALL 1.00  0loaNl2
24MAY1Y LALL 1.00 OLJAN1Z
3iMAYL1 CALL 1,00 OlJAmi2
HFIUNLL CALL 1.00 0lJaN1Z
143U CALL Z2.00 OLJrNZIZ
2EJUNT R CALL 1.00 OClJayiz
29J0N1L CALL 1.00 01JANI2
O5IULLL CALL 1.00 (lJaniz
12361 CALYL 1.60 O1JENiZ
193UL11 CRLL 2.00 GlJaniz
263UL1L CALL 1.60 013mNiZ
37.00 *0Q13AHI2
ZEJAN1Y CELYL 2.00 OIFEBiZ
DIFEBI1 CALL 1.0¢ 0IFEB12
GBFEBLE CALL 2.00 DIFEBIZ
15FEBLIL CALL 1.0 O0XFEBI2
Z2FEBI1 CALL Z2.00 OlEEBiZ
DIMARLL CALL 1L.00 AQFEBi2
OBMAREL CALL Z.00 O0iFEBYZ
15MAREL CALL, i.00 GLEEBLI2
ZIHMARLEL CALEL 2.0¢ OLYEBIZ
284AREL CALL i.er O1fEB12
05APRLL CALL 2,00 OLTE8IZ2
LZRPRLL CALFE 1,00 OLFEBLZ

Strike Price

4. 9080
4.,59500
5.1000
5.0080
4.8000
4.9080
5.6000
5.2000
4.4000
4.7500
4.8000
5.9500
5.2000
5.060¢
4.8000
4.7000
4,6300
4.77000
4.8000
4.6000

5.3500
5.6000
5.5000
5,3500
5.3000
5.2500
5.1500
4.8000
4.8009
4.9500
4.3000
5.8000
5.1500
5.2500
5.i5060
5.0080
4.9800
5.1360
5.3000
4,5000
4. 8500
4,5500
5.2000
5.3000
5.1000
4.9000
4.8600
4.7590
4.5000
4,9000
4,7000

5,3000
Z.3000
5.Z000
4.9500
4.8500
4.8500
4.%500
5.0500
5.2040
5.3040
5,2000
5.ocao

JBE&GOPERPOSITIONS

Database: Zalnet Herant Prod

SCELG Guistanding Poslitions

Trade

15AUGL1 16:29
afo 31JUL1A

Price Market Frice Total Cast Current Value Hark to Market
5.4350 0. 0000 (4, 350,00} 0.00 (4,350, 00)
0.4900 0.0800 4,800.00) 0.00 {4,900, 00)
0.4700 0.0000 (4,780.00) o.60 (4,700.00}
0.4850 0. 0000 (4,850.00) 0.60 14,850, 00)
0.4500 0.0900 19, 800.00) .00 (9, 000.00)
0.4400 0, 0000 [4,400.00) .06 {4,400, 60)
0.4750 4. G008 14,750,003 0,60 (4,150, 00)
0.4750 0. 0000 4,750.00) 0,00 4, 750.00)
0.4280 0. 0000 (4,280,00) 9,06 (4,280,00)
0. 4460 a, 0000 (8,B00.00) 0.00 e, 808, 00)
0.4800 0.0000 {4,800.00) 0.00 {4,800.00)
0.4800 0. 6400 {1,8G¢.00) 0.00 i4,800.00)
0.4200 0. 0000 (4,200.00) 9.00 {4,200.00)
9.4100 9.0000 (4,106G.00) 0.0¢ {4,100.00)
0.4150 0, 0000 18,302.,00) Q.00 a, 300, 00)
9.4100 0, 0000 i4,1006.00} 0.06 £4,108.00)
0.3950 0,0000 {3,950.00) 0.06 (3, 950,00}
0,3528 0.0000 13, 527.50) .00 (3,527.50)
0.3800 0.0000 {3,800.00) 0.00 {3, 800.00)
0.3300 a.0080 16, 660,00} 0.00 {6, 600.00)

1193,057.50) 0.00 1183, 057.50%
0,4954 0,4090 {4,950,00) 0.00 {4,950.00)
0.5300 0.6000 (5,300.00} 0.00 (5,300.00)
0.4900 0.8000 {4,900.00) 0.00 {4,900.00)
0,510 0._0000 {3, 160.00} 0.00 {5,100.00)
0.5200 0.6000 (10, 460,00} 0.00 (10, 400.00)
0.4900 0.2008 {4,90C.00) 0.0¢ (4, 900.00)
04550 0.0000 {4, 550.00} 0.00 (4,550.00)
0.4609 0. 0000 {4, 600,00} 0.00 14, 600, 00)
. 4550 0.0000 (4,550.00} 0.00 {4, 550.00)
g.4509 0. 6000 (9, 000,00} 0.00 19,000 00)
¢.4700 0.0000 (4,700,00} 0.08 {4,700,00)
0.4800 0.0000 (4,800.00} .00 {4,800.00)
B, 4450 0,000 {4, 950. 00} 0.00 {4, 950.00)
£.4850 0.0000 {4, 850.00} 0.00 {4,890, 00)
&.5050 0.0000 {10,100.00} 0.00 {10,100.00)
£.4500 00000 t4, 50000} N.0f {4, 500, 00)
0.3900 0,0000 (4, 900.00) 0.00 (4, 900,00)
¢.4900 0.0008 {4,900.00] 0.00 (4, 900, 00)
0.5300 0,0000 [5,300.00} 0.00 {5,300,00)
04700 0.0000 9, 400.00) 9.08 (9, 400.00)
0, 4840 0.0008 {4, BOD.DO) 0.00 t4,200.00)
0.5080 0.000C {5,068, 00} 0.08 {5,000.00)
0.4800 B. 000G {4, 800.00) 0.06 {4, 800.00)
9.4800 0. 0000 {4, 666.00) 0,00 {4, 600,00}
0.4550 04000 (9,166,060 0.00 19, 160,003
04350 G.N000 4, 350.00) 9.00 {4,350,00)
0. 4400 B. 0000 f4,46%.00) .00 {4,460.00}
0.2475 0.0800 (4,475.00} 000 (4, 475.08}
0.3976 8, 0000 (3, 977.50] 0.00 (3,977.506)
0.4150 &. 0000 {8, 300.00) .00 (&, 300,08}
0.3800 0.0000 (3, 800.00) 0.00 (3,B00.00}

(174,252,501} 0.00 {174, 252,50
0. 5200 0, COGo (10,'400.00) 0.00 (10, 400,00}
0. 4800 0. 0000 14, 800.00) .00 {4, B00, DO}
6. 4506 ¢. 0060 {9,000, 00} a.0n {9, 000.00}
0.4550 G. 00co {4,550,00} u.00 (4, 550.00}3
0._4500 ¢, 000 {9,000.00) 9069 (3, OG- 00Y
0, 8650 ¢.0060 {4,650.00} 0.00 (4, 650.00}
0.4700 ¢, 0000 19, 400.900} 0.00 19,400, 00)
0, 4800 ©,0000 {4,800.00) 8.00 4, BU0.00)
0,906 0.000C {9,800.00} 0.60 {9, 800,00}
0.4750 c.Qe00 44, 750.060) o.en 14, 750.00)
0. 4900 ¢.qco0 {5,800.00} B0y 19, 800.00)
0.4606 0.0000 {4, 600.00} 0,60 {4, 600,00}
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Current Value Mark to Markei
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.00 0.4900 G.o000 (9,B00.00} 0.00 (9, 860, 00)

19APR1Z CALL z2.00 O1rEBl1Z2 5
26APR1E CALE 1.06 OlrEBl12 5.1500 0, 5000 0.900G0 {3,000.00} 0.00 15,000.00)
U3MAY1L CALE 2.00 OlFEB1Z 3.3500 0.5100 0.0000 (10,200 060} 4.00 (19,200,00)
10MAY11 CALL 1.00 GlEFEB12 4,9600 0.4800 0.0000 {4, 800,00} 600 [4,80D,00)
17HAYIL CALL 2.00 DIFEB12Z 4.90600 0.475¢ D.00a60 19,500.00} 6.00 19,500.00)
241AY11 CALL 1.60 GIFER1Z 5.0000 0.49506 0.0060 (4,950.00} 0.00 {4,9530.00)
33IHAYI1 CALL .00 O01IFEBL2 5.2060 05000 0.6080 {10,000, 00) 0.60 (10, 000,00}
G7JUN: L CALL 1.00 DiFreEmI2 5.2500 ¢. 5000 0.¢Go0 [5,000.C0) 0.60G {5,000.00)
153UNL1 CALL 1.00 CGIFEB1Z 5.0500 0. aa04 0. 0e00 [4,900,09) &4.00 {4,900.00}
3daunLl CALL 1.00 C1FERIZ 5. 0900 b, 4800 0.0000 14,800.00) 0.o0 {4,800,00})
Z1JUHL1 CALL 1.09 Q1FERI2 4.9800 G.4550 4,000 14,550, 09) f.0¢ {4,550.00)
28JLNLL CALL 2.00 QIFEBIZ 4.8000 G 4600 d.0080 {9,200, 08) 9.00 12,200,003
05J0L11 CALL 1.99 JQIFEBLZ 4.7500 0.4725 g.ccoo {4,725.00) a.oe {4,725.00%
1230811 CRLL 2.49 UIFEBLZ 4.8000 0.42786 G.6000 {8,555.048) 9.00 {8, 535,00}
1900i11 CALL 1.{40 9IFEBLI2 4.9000 4500 40000 {4,506.00) 9.00 {4,500.09)
26JUL11 ERLL Z2.00 OlTEB12 4,7000 4.3150 0.0800 18, 3200.00} 9.00 {8,306.00)
41.00 *OQFEBL1Z {194, 330.00} 0.00 {194, 330.00)
0IMARIL CRLL 2.00 OIMARLZ 5.0000 9.4490 €.0000 {8,800,00) 0.00 (8,800.003
O8HARL} CALL 1.00 O1¥AR1Z2 5,0%00 0.4350 o.0g00 {4,350.00) 0,900 {4,350.00)
15MARTY CALY 1.00 0l#AR12 5.1500 0.4500 ©.0000 14,560.00} 0.00 {4,500.00}
Z22MAR1Y- CALL 1.00 01MaARIZ2 5.1300 0.5020 £.0000 (5, 000.00) 0,00 {5,000.00})
204RRIT CALL 2.00 Ol1MARIZ 5,2500 0.4850 0.90006 (9, 760.00} 0.00 {9, 700,00}
O5RERLL CALL 1.00 OlHARIZ 5.2500 0. 48650 6.60606 {4,650.00} 0.00 {4,650.00}
1ZAPRIT CALL 1.00 0IMARLIZ 5,0000 0,4530 G.0000 (4,550,060} c.o0 {4,550, 00}
19aPRLL CALL 1.08 OGIMARIZ %.0000 0.4800 ¢,0600 {4,B00.00} c.og {4,800.00}
Z6APRIL CALL 1.06 GIMARLZ S5.2000 0.4730 g.ooce (4,750.00) .00 (4,750, 00}
034AYIL CALL 2.00 UINARIZ 5.3500 0.4950 a.0008 (2,900.00} 0.00 {9, 800,00}
1BMAYIL CALL 1.60 DIMARLIZ 4.9008 0.4730 a.6ec0 {4,750.00) 0.00 (4,750,063
I7HAYLL CALL 1.60 OCIMARIZ 4.9008 0.4700 0.60086 {4,700.00) n.os (3,700,003
ZAMAY11 CALL 1.00 O01MARLZ 5.0500 6.4750 Q000 {4,750.00} 0.00 (4,730,080}
3IMRY11 £ALL 1.00 DIMARIZ2 5.1500 $,5100 0.6005 £5,100.00) 0.00 {5,100, 00}
0FJUNLL CALL 2.00 OIMARIZ2 5.2500 0.43950 0.6000 {9, 00, 00) 0.00 {9,200.00}
14J0K11 CALL .00 O1MARIZ 5.0500 0.4850 a.¢000 14,950,009} 0.00 (4,850.00)
213UKR11 CALL 1.00 OiHAR1Z 4£.8500 0.4750 0.6000 (4,750.00} 0.00 {1,750.00%
ZBJUR11 CALL 1.00 QiMAR1Z 4.7700 c.4700 0.0000 {4,700.00) D00 {4,700.00F
BLEJUL1L CALL £.00 OidmRr:2 4.7500 £.4725 000900 (4,725.60) B.00 £4,725.00}
12JUL11 CALL 2,80 OIMARLZ 4.7500 6.4628 0.0000 {8,255.00} b.oe 19,255,080}
193UL11 CALL 1.00 DIMARI2 4.8500 6.4060 0.04900 (4,800,00} 4.c0 {4,800,00)
26JUL11 CALE 1L.30 OlMani2 4.6500 ¢.4500 0,000 (4,500,901 D.00 14, 500,00)
27.00 ‘DIMARI2 {127, 886,004 0.00 {127,860.00)
ZoMAR]L Y CALL 1.00 BG1APRIZ 5.00G0 0.4740 0.8vo6 {14, 700.01) 0,00 (4, 760.00)
05RPRIL CALL 1.00 OGlAPRLZ 5.0000 4.4500 0,000 {4,500.00) 0.040 14,500.85)
12RPR11 CALL 1.00 D1APR1Z 4.8000 ¥.4350 ¢.0000G 14,350,063 o.4a [4,350.00)
13APRIL CALL 1.66 01B¥KLZ 4.,7800 0.4700 0.0000 {4,700.08B) 0.00 [4,700.00)
26APRIL CALL 1.0¢ Q1APRIZ 4.3500 0,480 0.0000 (4, 800.00 0.00 [4,800,00)
IUMAYLT CALL 1.00 OlhPHR1Z 4.7500 0,450 0.0000 {4,510.00} Q.00 {4,510,00
17MAYLL CALL i1.00 01RPR1Z2 4.7500 0. 4450 a.0000 (4,450.00} 6.00 14,450.00}
24MAYLL CALL .00 0lAPR1Z 4,8500 0.4700 0.00600 {4,700,00} 0.00 (4,700.00)
3iHn¥ll CALL 1.00 01APR1Z 5.0090 0.4900 0.0000 {4,900,C0} .00 {4,500.00}
r4aquml CALL | 1.00 O1APR1Z 4.8508 0.4800 0.0000 {4,800,G0) 0.G0 {4,800.00}
Z1Junll CALL 1,00 O1mpRiz 4.7008 0.3550 4.0000 {4,550.00) G.00 {4, 550.00}
ZBJIUMI L CALL L.00 O1APRA2 4.85%00 0. 4400 8.6000 (4,400.00) c.oo {4, 400,00}
05JUL11 CARLY, 1.00 OQIAPR:2 4.6500 0.4525 Q.6000 {4, 525.00) 8.80 (4, 525.00)
12JULil CALL L.00 OlapRri2 4.6500 CG.4378 g.o0o0 £4,377.50) o.00 (4,371.590}
26JULLY CALL 1.00 OiIRPRI2 4. 5500 0. 4450 0. 0000 {4,450.00) 4,00 (4,456.00)
15.00 *01APRI2 {6B,712.50) h.00 (68,712.50)
28APRIT CALL, 1.900 OIHAY1Z2 5.0000 0.4700 0, 04800 {4,760.00) .40 {4,706,00)
L0MAY1 CALL 1.00 DIMAY1Z 4.73500 0.4680 [ {4, 680,001 9.00 (4, 680.00)
24MAYIY CALL 1.00 DIMAY1Z 4.9000 N.4650 0, 0000 {4, 650,00} 0.00 (4, 650.00)
QTN CALL 1.00 CIMATI2 5.0500 0,4900 0, 0000 {4,900,00) 0.qp {4,900.00)
21MEL CALL 1.00 OIMAY1Z 4.7600 0.4700 0.0000 {4,700.00) 0.00 {4,700.00}
[LI-NE P CALL 1.00 GIMAY12 4.700G 0.4525 0.00C0 (1,525.00} a,00 {4,525.00)

18JLt 1 CALL 1.00 01MAY1Z 4.8800 0.4600 c.oo00 {4,600.00) 6.00 {4,609.00}
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Database: ¥ainet Merant Prod

SCE&G Outstanding Positions

Current Value

L3AUGHT 16:29
afo 21JUL11

Hark to Harkeh

Trade Date PUT/CALL LOTS Month Strike Price Trade Price Market Price TYolal Cost
7.00 *DiMAY12 (32, 755.00)
31HAY11 CALL L.G0  OlaNiZ 5.0560 ¢.5000 Q.0000 {5, 000.00)
Z8JUNLL CALL 1.00 01JUN1Z 4,7000 0.4590 ¢.o000 {4, 520,003
12JULL11 {ALL 1.00 GiJUNi2 4,7500 04.4530 0.0000 {4,530.00)
Z8JULLY LALL 1.00 D1JUNI2 4.6000 0.4500 2.0000 (4, 600.00}
4.00 *01JUNL2 (18, 720.00)
28JUN13% CALL 1.0 0iJun12 4.8000 Q. 4645 Q.0000 (4, 645.00)
12J¥LIT CALL 1.00 piLIULLZ 4.8500 0, 4530 d.0030 (4, 530,00}
260ULLL CALL 1.00 91JUL1Z 47500 0. 45060 O, 0000 {4, 500,003
3,00 <01JULl1z2 {13,675.00)
26JUL11 CALL 1.00 Q1nUG1Z 4.49000 0.4650 0. o000 {4,659.090)
1.00 *01AUG12 {d,650,00}
281.00 $1,231,492.50)

Q.00 [32,755.00)
0.0 {5, 000,00}
o.oo0 (4,590.00)
¢.06 {4, 530,00}
0,006 {4, 600.00}
0.06 {18,320.00)
0.00 {4,645, 08)
G.o0 14, 538.08)
4.00 {4,500.00)
a,0d {13, 675,00}
0.00 {4, 650,00)

1,400.00 {1,230,082.50)




